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Introduction
Let Xi,X 2t ... be a series of independent identically distributed (i.i.d.) random variables with the distribution function F(x). Assume that F(x) belongs to the domain of attraction of a stable distribution with exponent 0 < a < 2, i.e., 
Main results
In the sequel we consider only the symmetric case C_ = C+ = С making the formu lation of the results and the proof easier, although the non-symmetric case (C_ ф C+) can analysed similarly.
Denote by p F g the generalized hypergeometric function, i.e., 
On the other hand using partial integration with respect to the variable s (first on a finite interval, then tending to infinity with the upper limit) we obtain 
Characterization of stochastic processes

